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With 13 new equity options on Belgian, Dutch, French and Spanish underlyings, Eurex continues

to strengthen its position as the leading exchange for European equity options, and as the market-

place with the highest liquidity and transparency in Europe. The new products were introduced

on May 19, 2008.

Overall, European equity derivatives at Eurex include more than 200 equity options from ten 

different countries and in three different currencies, as well as roughly 570 Single Stock Futures.

The expansion of the product range is aimed at further boosting growth in the European segment. 

Market Capitalization of Dow Jones EURO STOXX 50® Index Covered at 98 Percent

Eurex European equity options already cover as much as 98 percent of the market capitalization

of the Dow Jones EURO STOXX 50® Index. Likewise, there are equity options on almost every

constituent of the French and Dutch market indexes CAC 40® and AEX Index®. More than 

1.5 million European equity options contracts change hands on a daily basis at Eurex. Of these,

150,000 options refer to underlyings which do not belong to Germany and Switzerland, the

home markets of Eurex.

European Equity Options at Eurex: Country Segments

The contract specifications of the new products are in line with those of existing European equity

options. The Belgian segment has been designed along the same lines as the French contract

specifications, with the exception that lifetimes are available for only up to 24 months.
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59 German equity options and LEPOs

44 French equity options and LEPOs

36 Swiss equity options and LEPOs

22 Dutch equity options and LEPOs

16 Austrian equity options and LEPOs

11 Nordic equity options and LEPOs

10 Italian equity options and LEPOs

9 Spanish equity options and LEPOs

6 Belgian equity options and LEPOs

4 Russian equity options and LEPOs
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Two New Single Stock Futures in the Austrian Segment

Effective May 5, 2008, Eurex has launched Single Stock Futures on the shares of Flughafen Wien AG,

the operator of Vienna International Airport, and Österreichische Post AG, the Austrian postal service.  

As a result, a total of 16 options and 14 futures on Austrian equities is now available to market

participants. The contract specifications of the new products are in line with those of existing Austrian

Single Stock Futures. 

2

European Equity Options: Contract Specifications

Effective June 1, the new options will also be added to the Eurex Market-Making scheme, which 

already applies to all existing equity options. In addition, the Eurex OTC Flexible Options facility is

also available for these new contracts, allowing market participants to enter over-the-counter trades

with customized contract specifications, thus benefiting from the efficiency and security of standardized

clearing and settlement processes. 

For detailed contract specifications, please refer to www.eurexchange.com > Trading > Products >

Equity Derivatives > Equity Options, for further information on Wholesale Trading visit 

www.eurexchange.com > Trading > Wholesale Trading. Please also feel free to contact 

Christine Heyde on T +49-69-211-1 56 98, e-mail: Christine.Heyde@eurexchange.com.

Options
on

Belgacom

Delhaize Group

INBEV

KBC

UCB

Umicore

Acerinox

ACS

BCO POPULAR 
ESPANOL

INDITEX

Unibail-
RODAMCO SA

Essilor

Corio

Product ISIN/
ISIN of Under-
lying Instrument

BE0003810273

BE0003562700

BE0003793107

BE0003565737

BE0003739530

BE0003884047

ES0132105018

ES0167050915

ES0113790531

ES0148396015

FR0000124711

FR0000121667

NL0000288967

Eurex
Code 

BX7

DHZ

ITK

KDB

UNC

NVJ

ACE

OCI1

POP

IXD

UBL

ESL

CL6

Contract
Size 

100

100

100

100

100

100

100

100

100

100

100

100

100

Minimum
Price 
Change

0.01

0.01

0.01

0.01

0.01

0.01

0.01

0.01

0.01

0.01

0.01

0.01

0.01

Contract
Months 

24

24

24

24

24

24

60

60

60

60

60

60

60

Block
Trade 
Size

250

250

250

250

250

250

250

250

250

250

250

250

250

Seg-
ment

BE

BE

BE

BE

BE

BE

ES

ES

ES

ES

FR

FR

NL

EQUITY DERIVATIVES
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Euro GC Pooling® Enjoys Strong Demand 

Eurex Repo, which operates CHF and EUR repo markets, has seen an acceleration in its growth 

in 2008. Following the internationalization of Euro GC Pooling® and the eligibility of additional

European collateral in September 2007 the company has seen a year-on-year increase of 35 percent

in the first four months of 2008. With an average outstanding volume of EUR 33,2 billion, the 

Euro GC Pooling® segment alone has seen a turnover increase of 202 percent. Lee Oliver, managing

director of Market Media Communications Limited, explains some of the reasons behind the sharp

increases in volumes seen at Eurex Repo.

If, as people often say, a single day is a long time in the financial markets, then a year can seem like

eternity. In an article written for last year’s International Securities Finance Magazine’s ISLA Special

May 2007, the concept behind Eurex Repo’s Euro GC Pooling® initiative was explained. Broadly

speaking, few people will have disagreed with the logic of this future-oriented business model, even

if there was some residual resistance against the idea of embracing electronic trading, especially one

which made full use of an anonymous central counterparty, as the Eurex Repo model does. 

Switch forward a year and Euro GC Pooling® is no longer a concept that makes sense from what

many would have considered as purely a theoretical perspective, but one which has proved itself 

in arguably the toughest funding and liquidity management environment market participants have

ever seen. 

The Theory Behind the Concept Has Been Further Tested

The fallout stemming from the U.S. subprime mortgage crisis has been substantial and is still ongoing.

In its quarterly review of March 2008 on international banking and financial market developments,

the Bank for International Settlements (BIS) summarized some of the ways the crisis had affected

EUREX REPO

Product Parameters and Contract Specifications

For detailed contract specifications, please refer to www.eurexchange.com > Trading > Products >

Equity Derivatives > Single Stock Futures. In case of questions, please feel free to contact 

Alexey Weizmann on T +49-69-211-197 33, e-mail: Alexey.Weizmann@eurexchange.com.

Futures
on

Flughafen 
Wien AG

Österreichische 
Post AG

Product ISIN

DE000A0V7634

DE000A0V7626

Eurex
Code 

FLUF

PSTF

Product Code
Flexible Futures 

Cash Physical

FL4F FL5F

PST4 PST5

Con-
tract
Size 

100

100

Min.
Price
Change 

0.0001

0.0001

Con-
tract
Months
(up to) 

36

36

ISIN of the
Underlying 

AT0000911805

AT0000APOST4
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markets. Describing the overall impact as “the disorderly repricing of risk” BIS says it “led to, and was

exacerbated by, an evaporation of liquidity in many markets, including in the interbank market. 

As the strains spread, banks became very concerned with the liquidity and capital implications of

potential large-scale involuntary reintermediation and distrusted their counterparties.”

BIS adds: “In August (2007), tensions were… transmitted to the heart of the financial system –

the interbank market, both in the United States and in a number of other mature markets. These 

tensions took a variety of forms, including higher volatility in overnight and short-term interest rates, 

a sharp increase in interbank rates at longer tenors (such as the three-month rates), a drop in volumes,

signs of rationing and greater dispersion in pricing.”

While market participants sometimes have short memories, as BIS points out, so far these issues have

“proved hard to disentangle.” In other words, conditions in the money markets remain tough and

many counterparties, even among the largest of institutions, are still extremely nervous about accepting

each other’s credit. There is a general lack of confidence and even the removal of credit as an issue

by using a central counterparty (CCP) has not proved sufficient on its own to provide a solution. 

The substantial decline in turnover of exchange-traded short-term interest rate contracts in the fourth

quarter of 2007 is evidence of this. 

Efficient Collateral Management Has Become a Real Business Differentiator

So we can see that overall, the success of Euro GC Pooling® has far more to it than the use of a

CCP by an electronic trading market. Credit mitigation is important, but as the fall-off in exchange-

traded short-term interest rate contracts volumes shows, it is not the whole story. The linking in

September 2007 of Clearstream Banking SA, Luxembourg and Clearstream Banking AG, Frankfurt

to create a virtual pool of securities eligible for the ECB’s tenders in a seamless, straight-through

processing environment has taken general collateral (GC) repo trading into the 21st century. It has

provided an environment which allows real-time anonymous trading, netting and the seamless

automation of security allocations. It has delivered efficiencies to the Euro GC repo market which

simply did not exist before. 

It is particularly noticeable that as volumes have fallen off in exchange-traded short-term interest 

rate contracts and as certain cash markets have either dried up or been excessively squeezed, Eurex

Repo, and in particular its Euro GC Pooling® segment, have not only functioned as they should, 

but actually flourished. The same cannot be said of the traditional bilateral repo market, for in these

nervous times, cash lenders will only accept what they consider as good paper. In contrast, users 

of Euro GC Pooling® can trade one GC basket with more than 8,000 readily-accepted ECB eligible

securities. This is one reason why Euro GC Pooling® has come into its own. Not only have volumes

increased but the maturity of the transactions has extended out extremely short-dated as far as 

one year. 

Growing Level of Volumes Reflects Large Added Value  

Eurex Repo, and Euro GC Pooling® in particular, have played important roles in the ongoing function

of financial markets. The difficult market conditions have not yet been overcome and the start of

2008 has been very different compared to the first months of recent years. The theory behind the
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Eurex Announces Release 11.0 Introduction – 
November 10, 2008

Eurex Release 11.0 builds on many features introduced with Release 10.0. Scheduled to go live 

on November 10, 2008, the new release is centered on clearing, but also includes a number of 

trading and technical enhancements.

Eurex introduces both functional and technical enhancements in regularly scheduled releases 

and remains dedicated to continuously upgrading its system for the benefit of its customers. 

Eurex Release 11.0 is the continuation of Eurex’s Technology Roadmap, the goal of which is to 

continually tune Eurex’s technology in anticipation of the needs of the increasingly algorithmic 

trading community.

Focus on Clearing

The main focus of Release 11.0 is on reinforcing Eurex’s best-of-breed risk management tools. 

These features, which are integrated into the Eurex® system, help customers proactively reduce risk

by further improving information flow and processes. For example, building on the popularity of 

the stop-button functionality introduced for General Clearing Members (GCM) with Release 10.0,

this release adds a stop-button for Non-Clearing Members (NCM). The release will also help

Clearing Members to create higher efficiencies within their back office processes and realize signi-

ficant synergies. 

OCO Orders and Market Depth for Futures Calendar Spreads

Trading functionality also forms a part of the new release. These changes will improve price information

for futures spreads and also give traders the possibility to enter OCO orders: a one-cancels-the-other

order combines the behavior of a limit order with that of a stop order.

RELEASE & TECHNOLOGY

concept of Euro GC Pooling® has been further tested, proved to work and strengthened. The growing

level of volumes it is attracting is a reflection of the large added value it has delivered to participating

institutions, even in these hectic days. For the moment, few would rule out further turbulence to come;

and with financial institutions having to ensure they have sufficient liquidity to run their activities, 

it seems inevitable that Eurex Repo and Euro GC Pooling® will continue to attract fresh participants. 

For any further information, please refer to www.eurexrepo.com or contact Gabriele Ristau on 

T +49-69-211-1 57 41, e-mail: Gabriele.Ristau@eurexchange.com.

Xpand Mai 08 E  15.05.2008  15:24 Uhr  Seite 5



EUREX SERVICES

Eurex Introduces High-Resolution Historical 
Order Book Data

Eurex now offers customers Historical Order Book Data for all Eurex products. Data is available

for the full order book and is time stamped with an accuracy of ten milliseconds. This reliable data

is provided in a standard format, which is easy to upload into proprietary models for the benefit

of backtesting. 

This new Historical Order Book Data offering is just the latest of a number of technical enhancements

and new services that better meet the needs of the algorithmic trading community. Since the Technology

Roadmap was launched in 2006, Eurex has introduced, among others, new hardware to reduce latency,

new order attributes, enhanced risk controls and two optional interfaces, the Enhanced Broadcast

Solution (EBS) and the Enhanced Transaction Solution (ETS). 

Backtesting Requires Extensive Pools of Data

In their search for new strategies market participants increasingly need high-quality market data.

Extensive amounts of data are becoming important in helping firms to back test their strategies and

to understand market behavior.

Eurex Historical Order Book Data includes complete data for the years 2005, 2006 and 2007. Customers

can purchase current data on a monthly basis from January 2008 onwards. Additional order book

analytics will also be provided at no extra cost. 

Customized Packages to Suit All Requirements

Participants have the option to receive data for all Eurex products or for selected product packages.

They can opt for either Historical Order Book Data only, current order book data only or a combination

of both. By offering pre-defined product packages along product group lines, Eurex simplifies the data

selection process. In addition, customers benefit from reduced costs for Historical Order Book Data

when they purchase packages.

6

Technology Upgrades

Furthermore, Release 11.0 contains several technical modifications that help customers more effectively

set up traders in the system and utilize the Eurex @X-ceed Trading and @X-Tract Clearing GUIs.

Several measures will be introduced to upgrade system stability and performance capabilities of the

Eurex® system.

In the upcoming versions of the Xpand newsletter we will inform you in more detail about 

the changes contained in the release. For additional information on Eurex Release 11.0, please 

visit www.eurexchange.com or contact Marcello Sicuro on T +41-58-854-28 02, e-mail: 

Marcello.Sicuro@eurexchange.com.
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Product Packages

Eurex order book data is offered in the following pre-defined product packages: 

• Eurex Interest Rate Derivatives

- All interest rate derivatives

- All interest rate futures

- All options on interest rate futures

• Eurex Equity-Based Derivatives

- All equity-based derivatives: equity index derivatives, equity derivatives (equity options and

Single Stock Futures), ETF derivatives

- All equity index derivatives and ETF derivatives

- Highly liquid equity index derivatives (FDAX, ODAX, FESX, OESX, FSTX, OSTX, FSMI)

- Equity derivatives (equity options and Single Stock Futures)

• Eurex CFTC-Approved Derivatives

- All CFTC-approved derivatives

- Highly liquid CFTC-approved products (all fixed income derivatives, DAX® Futures and 

Dow Jones EURO STOXX 50® Index Futures)

Data Composition

Historical Order Book Data is captured in the following manner:

• The order price and size lifecycle is calculated for all orders and quotes of the same price and with

the same order execution restrictions.

• Limit orders with no order execution restriction and all quotes of the respective business day qualify

for aggregation.

• Order price and size records are equipped with an interval start and interval end time point. 

This allows for an easy selection of all relevant information to be considered in a specific point 

in time.

Data Structure

Historical Order Book Data contains the following detailed information:

• Order Interval and Trades

- The order price and the corresponding development of the volume (size lifecycle) will be provided

in terms of intervals with a start and end timestamp for all orders and quotes with the same order

price, same order execution restrictions (order type) that are within the specified interval.

- Limit orders with no order execution restriction that have been entered on previous business

days or on the current business day and all quotes of the respective business day qualify for

aggregation.

- Trades are recorded with buy/sell indicator.

- An indicator whether the trade was a combination (spread/options strategy).

- Combinations (spreads/strategies) to be added during 2008.

• Series Information

- Reference data information on a series level including ISIN of the underlying, last capital 

adjustment date and trade unit numbers are provided.

• Analytics

- Daily contract sheet information including the day’s high and low, opening and closing auction

price, settlement price, number of orders by order type and number of order events, and open

interest is provided.
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• Market Status

- The various trading phases, that is regular trading, Fast Market and Market Reset with start and

end timestamp are provided.

For further information on Historical Order Book Data please contact Rachna Mathur, 

T +1-212-918-48 28, e-mail: Rachna.Mathur@eurexchange.com or visit www.eurexchange.com >

Market Data > Historical Order Book Data.

Eurex Awarded “Exchange of the Year” by FOW

On April 7, 2008, this year’s winners of the FOW Awards were announced at Plaisterers’ Hall in 

the City of London. In the category “Exchange of the Year Europe”, Eurex was chosen as the winner

from among six nominees.

The speech at the award ceremony praised the tremendous speed at which Eurex has managed to

strengthen its leading position within the European exchange landscape. Over the past twelve

months alone, Eurex has broken new ground in the commodities sector by forming an alliance with

European Energy Exchange (EEX) for emissions trading, successfully completed the acquisition of

International Securities Exchange (ISE), the U.S.-based equity options exchange, while also entering

an agreement with U.S.-based Options Clearing Corporation (OCC) to establish a transatlantic 

clearing link. In addition to these external efforts, Eurex has also further improved its trading system,

while being continually engaged in developing new products. 

All this suggests that the exchange will remain on track for strong growth. This is further under-

scored by Eurex’s new objective to reach two billion traded contracts on an annual basis.

EUREX INSIDE

Your feedback is important to us.
Do you have any comments or suggestions on our newsletter? Please send an e-mail to:

Xpand.feedback@eurexchange.com
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The Chairman of the International Securities Exchange (ISE),

David Krell, was awarded the Sullivan Award by the Options

Industry Council (OIC) in honor of his overall contributions

to the industry.

Mr. Krell has been Chairman of ISE since January 1, 2008,

and is a co-founder of the exchange. Previously, he served as

ISE’s President and Chief Executive Officer until December 31,

2007. Mr. Krell has over thirty years of experience in the

options industry and also held positions at the New York Stock

Exchange, the CBOE, and Merrill Lynch. 

The award was bestowed by the OIC at the 26th annual

Options Industry Conference in Las Vegas. The Sullivan Award

was first presented at the Options Industry Conference in

2002 and has become a regular feature of the conference

program. It acknowledges an individual’s achievement as

measured by their contributions in education, innovation,

product development, and helping industry growth. It is

named for Joseph W. Sullivan, who played a critical role in

establishing the CBOE, the first U.S. options exchange.

The past Sullivan Award recipients have been Wayne Luthringshausen, Paul Stevens, Ivers Riley,

Thomas Peterffy, Jeffrey Yass and Joe Sullivan himself.

The OIC’s mission is to educate investors about options. It comprises the seven U.S. options exchanges,

including the American Stock Exchange, Boston Options Exchange, Chicago Board Options Exchange,

ISE, NYSE Arca, NASDAQ Options Market, and the Philadelphia Stock Exchange, and The Options

Clearing Corporation. 

For further information on the ISE/Eurex merger, please refer to the Eurex website at 

www.eurexchange.com > Merger Eurex/ISE.

Events and Conferences in June and July 2008

Date 

June 05–06

June 10–11

June 15–17

June 23–25

June 25–27

Location

The Westin Harbour Castle, Toronto

The Brewery, London

The Park Hyatt, Dubai

The Fairmont, Chicago

Park Plaza Victoria, London

Canada Cup Investment Management

IDX: International Derivatives Expo 2008

TradeTech Middle East 2008

MFA Forum 2008

Asset Allocation Summit 2008

EVENTS
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ISE Chairman Receives Industry Award 

COOPERATIONS
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Capital Markets Academy in June and July 2008

The Learning Portal of Deutsche Börse AG, www.deutsche-boerse.com/academy, gives you one-stop access to all Eurex training 

sessions and exams, T +49-69-211-1 3767, F +49-69-211-1 37 63, e-mail: academy@eurexchange.com.

For Repo Training, please contact Eurex Repo Training, Selnaustrasse 30, 8021 Zurich, T +41-58-854-24 24, www.eurexrepo.com.

Visit our Webinars.
Get an up-to-date overview at www.eurexchange.com > Education.

System Training Courses

Examinations/Tests

Course

Eurex System Training Trading

Eurex Repo System Training CHF Repo Market

Eurex Exchange Trader Examination

Eurex Clearer Test

July

22 London
29 Paris

22 London
29 Paris

June

16 Paris
20 Zurich
23 London

24 Zurich

17 London
24 Paris

17 London
24 Paris
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•185 million contracts compared to 151 million in April 2007
•Daily average turnover of 8.4 million contracts

Eurex, the international derivatives exchange, reported a total of 185 million traded contracts
in April 2008. This corresponds to a year-on-year increase of 22 percent (April 2007: 
151 million contracts). The daily average turnover stood at 8.4 million contracts (April 2007: 
8 million contracts). Open interest saw a year-on-year rise of 15 percent to 141 million 
contracts at the end of March 2008.

Equity derivatives turned out to be the segment with the highest turnover, and with 
67.6 million contracts this segment set a new monthly record. The former record was achieved
in April 2007 with 53 million contracts – a rise of 28 percent. Single Stock Futures poked out
of equity derivatives with a 192 percent rise to 32 million contracts compared to April 2007.
In Single Stock Futures on Münchener Rück alone 12.4 million contracts were traded.

Equity index derivatives rose by 33 percent year-on-year and totaled in 65 million contracts.
Futures and options on the Dow Jones EURO STOXX 50® had the highest volume, turning
over 24.4 million future contracts (plus 32 percent compared to April 2007) and 26.9 million
option contracts (plus 53 percent compared to April 2007).

Around 52 million contracts were traded in the interest rate derivatives segment (April 2007: 
49 million). Approximately 21.4 million contracts were traded in Euro-Bund Futures. Trading
volume in Euro-Schatz Futures reached 13.3 million contracts – a rise of 34 percent (April 2007:
10 million).

The International Securities Exchange (ISE), which belongs to Eurex since the end of December
2007, reached a daily average volume of 4 million contracts (April 2007: 2.7 million). Its total
volume increased by 62 percent to 89 million options (April 2007: 54.6 million).

Eurex Repo, which operates CHF and EUR repo markets, set several new records in April: all
Eurex repo markets had an average outstanding volume of EUR 126.4 billion (plus 38 percent
compared to April 2007). The Eurex Repo EUR Market hit a new record of EUR 67.2 billion
(plus 39 percent measured year-on-year). Its secured money market segment Euro GC Pooling®

rose by 212 percent with a daily outstanding volume of EUR 34.3 billion.

The electronic trading platform Eurex Bonds, which rounds out Eurex’s interest rate derivates
segment, saw a volume of EUR 7.4 billion (single counting) in April (April 2007: EUR 9.2 billion).

K E Y F I G U R E S

Eurex: Trading Volumes up by 22 Percent in April
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Total – Traded Contracts &Open Interest (in Millions): Apr 2007 – Apr 2008 European Yield Curve Overview – Most Active (25) Traded Contracts: April 2008

DJ EURO STOXX 50® Index Options
DJ EURO STOXX 50® Index Futures
Euro-Bund Futures
Euro-Schatz Futures
Münchener Rückversicherung Futures
Euro-Bobl Futures
DAX® Options
Daimler Futures
Münchener Rückversicherung Options
Allianz Options
DAX® Futures
Daimler Options
Options on Euro-Bund Futures Options
Lufthansa Futures
Deutsche Telekom Options
Nokia Options
RWE Futures
UBS Options
Bayer Futures
Lufthansa Options
BASF Futures
E.ON Futures
SAP Options
SMI® Futures
Banco Bilbao Futures

Traded 
Contracts

26,874,390
24,409,683
21,365,639
13,346,362
12,422,445
12,129,525
8,152,092
4,826,081
3,978,890
3,960,963
3,308,955
2,754,708
2,720,981
2,323,954
1,810,171
1,674,001
1,587,441
1,567,284
1,564,126
1,561,404
1,525,949
1,367,242
1,227,258
1,195,102
1,184,842

Open 
Interest

42,407,368
2,273,356
1,293,489
2,180,349
2,506,214
1,053,925

10,143,314
264,806

4,000,630
9,983,135

241,716
-37,842
689,440
870,082

6,712,577
3,687,237

302,452
1,823,003

818,180
555,970
698,299
944,419

3,142,021
392,552
136,061
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Orderbook
Volume

19.54%
89.52%
92.92%
91.24%
0.00%

92.61%
34.92%
0.08%

57.38%
39.94%
93.60%
74.42%
36.89%
0.00%

40.25%
38.44%
0.00%

77.13%
0.00%

83.34%
0.13%
0.00%

44.26%
93.93%
0.00%

Monthly Key Market Information
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Status as of April 30, 2008

Interest Rates (Main Refinancing)
ECB Rate 
Fed Fund Rate 
BoE Bank Rate 
Inflation Rate
Eurozone (YoY) 
iTraxx® CDS Indexes
iTraxx® Europe 5Y
iTraxx® HiVol 5Y
iTraxx® Crossover 5Y
Equity Indexes
Dow Jones EURO STOXX 50® Index
DAX®

SMI®

CTD Bond for
Euro-Schatz Jun 08
Euro-Schatz Sep 08 
Euro-Schatz Dec 08
Euro-Bobl Jun 08
Euro-Bobl Sep 08 
Euro-Bobl Dec 08  
Euro-Bund Jun 08 
Euro-Bund Sep 08 
Euro-Bund Dec 08 
Euro-Buxl® Jun 08
Euro-Buxl® Sep 08
Euro-Buxl® Dec 08
CONF Jun 08 
CONF Sep 08
CONF Dec 08

Rate (Month End)
4.00%
2.00%
5.00%

Rate (Previous Month End)
3.60%

Market Price (Month End)
68.4534

119.6667
410.0527

Index (Month End)
3,825.02
6,948.82
7,529.00

Bond (Month End)
DE0001137214
DE0001135150
DE0001141471
DE0001135218
DE0001141521
DE0001135234
DE0001135317
DE0001135333
DE0001135333
DE0001135325
DE0001135325
DE0001135325
CH0006448424
CH0006448424
CH0006448424

Sources: Bloomberg, Deutsche Börse and Eurostat
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Source: Bloomberg

Eurex Liquidity Measure – DJ EURO STOXX 50® Index, DAX®, SMI®*, 
Euro-Bund, Euro-Bobl, Euro-Schatz Futures*

* Liquidity Measure: The liquidity of futures contracts can be expressed using an indicator 
denominated in basis points. This indicator is based on the spread, market depth and on 
whether an order can be immediately executed. (Nominal value EUR 1 Mio.)



Eurex Monthly Statistics April 2008

CONF
FGBM
FGBL
FGBX
FGBS

OGBM
OGBL
OGBS

Apr 2008

30,728
12,129,525
21,365,639

47,338
13,346,362

46,919,592

974,265
2,720,981
1,158,186

4,853,432

Change YoY

142.66%
15.58%
–7.18%

–36.13%
34.10%

7.73%

31.11%
–31.59%
11.45%

–15.74%

Change YtD

23.66%
11.93%
–5.32%

–16.45%
20.43%

5.49%

15.98%
–24.48%
28.81%

–4.86%

Apr 30, 2008

9,916
1,053,925
1,293,489

49,125
2,180,349

4,586,804

375,258
689,440
555,829

1,620,527

Apr 2008

0
54,266

54,266

0

0

51,827,290

Traded Contracts

FEO1
FEU3

OEU3

Open Interest

Interest Rate Derivatives
Traded Contracts Open Interest

Orderbook Vol

100.00%
92.61%
92.92%
89.27%
91.24%

92.36%

14.45%
36.89%
21.92%

28.81%

Fixed Income Derivatives

Fixed Income Futures
CONF Futures 
Euro-Bobl Futures
Euro-Bund Futures
Euro-Buxl® Futures
Euro-Schatz Futures

Fixed Income Futures – Total

Options on Fixed Income Futures
Options on Euro-Bobl Futures
Options on Euro-Bund Futures
Options on Euro-Schatz Futures

Options on Fixed Income Futures – Total

Change YoY

-
19.82%

19.82%

-

-

5.00%

Daily Average

0
2,467

2,467

0

0

2,355,786

Change YtD

-
–6.77%

–6.77%

-

-

4.39%

Orderbook Vol

-
100.00%

100.00%

-

-

86.42%

Apr 30, 2008

0
37,223

37,223

0

0

6,244,554

Money Market Derivatives

Money Market Futures
One-Month EONIA Futures
Three-Month EURIBOR Futures

Money Market Futures – Total

Money Market Options
Options on Three-Month EURIBOR Futures

Money Market Options – Total

Interest Rate Derivatives – Total
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Fixed Income Futures – Traded Contracts &Open Interest (in Millions)

2008

0
246,454

246,454

0

0

263,553,747

Change YoY

-
–38.71%

–38.71%

-

-

–19.55%

Daily Average

1,397
551,342
971,165

2,152
606,653

2,132,709

44,285
123,681
52,645

220,611

2008

130,239
61,609,421

106,049,502
413,541

69,763,308

237,966,011

5,554,384
11,837,339
7,949,559

25,341,282

Change YoY

–11.66%
–22.51%
–24.59%

3.72%
29.75%

–4.73%

–31.84%
–55.98%
–27.79%

–43.86%
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Traded Contracts Open Interest

Equity Index Futures – Traded Contracts &Open Interest (in Millions)

Traded Contracts Open InterestEquity Index Futures

Blue Chip Equity Index Futures
DAX® Futures
DJ EURO STOXX 50® Index Futures
DJ EURO STOXX® Select Dividend 30 Index Futures
DJ Global Titans 50 Index Futures
DJ Italy Titans 30 Index Futures
DJ STOXX 50® Index Futures
DJ STOXX® 600 Index Futures
DJ STOXX® Large 200 Index Futures
DJ STOXX® Mid 200 Index Futures
DJ STOXX® Small 200 Index Futures
DivDAX®-Index
MDAX® Futures
OMXH25 Futures
RDXxt® USD - RDX Extended Index Futures
SLI Swiss Leader Index® Futures
SMIM®-Futures
SMI® Futures
TecDAX® Futures

Blue Chip Equity Index Futures – Total

DJ EURO STOXX® Sector Index Futures
DJ EURO STOXX® Automobiles & Parts Futures
DJ EURO STOXX® Banks Futures
DJ EURO STOXX® Basic Resources Futures
DJ EURO STOXX® Chemicals Futures
DJ EURO STOXX® Construction & Materials Futures
DJ EURO STOXX® Financial Services Futures
DJ EURO STOXX® Food & Beverage Futures
DJ EURO STOXX® Healthcare Futures
DJ EURO STOXX® Industrial Goods & Services Futures
DJ EURO STOXX® Insurance Futures
DJ EURO STOXX® Media Futures
DJ EURO STOXX® Oil & Gas Futures
DJ EURO STOXX® Personal & Household Goods Futures
DJ EURO STOXX® Retail Futures
DJ EURO STOXX® Technology Futures
DJ EURO STOXX® Telecommunications Futures
DJ EURO STOXX® Travel & Leisure Futures
DJ EURO STOXX® Utilities Futures

DJ EURO STOXX® Sector Index Futures – Total

DJ STOXX® 600 Sector Index Futures
DJ STOXX® 600 Automobiles & Parts Futures
DJ STOXX® 600 Banks Futures
DJ STOXX® 600 Basic Resources Futures
DJ STOXX® 600 Chemicals Futures
DJ STOXX® 600 Construction & Materials Futures
DJ STOXX® 600 Financial Services Futures
DJ STOXX® 600 Food & Beverage Futures
DJ STOXX® 600 Healthcare Futures
DJ STOXX® 600 Industrial Goods & Services Futures
DJ STOXX® 600 Insurance Futures
DJ STOXX® 600 Media Futures
DJ STOXX® 600 Oil & Gas Futures
DJ STOXX® 600 Personal & Household Goods Futures
DJ STOXX® 600 Retail Futures
DJ STOXX® 600 Technology Futures
DJ STOXX® 600 Telecommunications Futures
DJ STOXX® 600 Travel & Leisure Futures
DJ STOXX® 600 Utilities Futures

DJ STOXX® 600 Sector Index Futures – Total

FDAX
FESX
FEDV
FGTI
F1TA
FSTX
F600
F2LA
F2MI
F2SM
FDIV
F2MX
FFOX
FRDX
FSLI
FSMM
FSMI
FTDX

FESA
FESB
FESS
FESC
FESN
FESF
FESO
FESH
FESG
FESI
FESM
FESE
FESZ
FESR
FESY
FEST
FESV
FESU

FSTA
FSTB
FSTS
FSTC
FSTN
FSTF
FSTO
FSTH
FSTG
FSTI
FSTM
FSTE
FSTZ
FSTR
FSTY
FSTT
FSTV
FSTU

Apr 2008

3,308,955
24,409,683

2,858
75
0

60,060
2,732

392
6,298
4,898

181
29,696

557
0

3,483
3,674

1,195,102
17,172

29,045,816

7,914
19,405
1,415
1,382
2,262

701
762

1,463
513

6,022
1,177
6,047
1,969

787
3,513
3,834
1,326
3,395

63,887

31,538
73,614
19,641
5,251
2,573
3,286
7,644

13,211
13,165
24,728
7,515

13,038
4,108
3,941

12,593
20,021
11,994
10,533

278,394

Change YoY

–4.46%
31.92%

-
581.82%

-
26.61%
37.56%

-
–33.98%

-
-

9.58%
–69.76%

–100.00%
-

–22.36%
59.81%

–46.76%

27.17%

7.06%
18.40%
92.26%

–33.46%
–22.96%
–76.40%
165.51%
167.95%
–38.93%
15.79%

–34.43%
98.72%

277.20%
–37.88%
736.43%
–21.60%
–56.74%
–31.05%

7.73%

338.21%
680.06%
511.30%
554.74%
–30.81%
90.05%

260.06%
25.72%

466.48%
421.14%

3,411.68%
–12.68%
619.44%

–2.28%
1,137.03%

219.06%
406.29%
228.95%

255.04%

Daily Average

150,407
1,109,531

130
3
0

2,730
124
18

286
223

8
1,350

25
0

158
167

54,323
781

1,320,264

360
882
64
63

103
32
35
67
23

274
54

275
90
36

160
174
60

154

2,904

1,434
3,346

893
239
117
149
347
601
598

1,124
342
593
187
179
572
910
545
479

12,654

Change YtD

1.70%
44.98%

-
–87.45%

-
15.33%

319.46%
-

293.84%
-
-

51.89%
271.36%

–100.00%
-

–23.18%
32.49%
–8.21%

38.47%

73.33%
50.33%

107.97%
40.34%
–1.09%

–31.50%
330.32%
–48.48%
–7.67%
44.63%
13.49%
61.97%

100.47%
31.66%

–31.34%
1.00%

–11.58%
15.37%

24.70%

267.10%
219.49%
349.55%
114.80%
245.48%
133.20%
137.16%
54.41%

257.87%
71.52%

1,966.10%
13.88%

221.83%
195.71%
55.07%

122.06%
176.35%
214.14%

152.49%

Orderbook Vol

93.60%
89.52%

100.00%
100.00%

-
87.07%

100.00%
100.00%
63.34%
31.67%

100.00%
96.96%

100.00%
-

100.00%
92.11%
93.93%

100.00%

90.16%

48.52%
54.13%
56.96%

100.00%
55.79%

100.00%
100.00%
61.86%
39.96%
74.88%

100.00%
60.89%
34.74%

100.00%
77.74%
79.13%

100.00%
70.54%

63.69%

35.14%
46.14%
64.38%
43.06%
72.72%
59.83%
54.42%
50.39%
44.84%
26.87%
43.30%
53.94%
26.00%
63.84%
55.40%
28.01%
39.64%
41.43%

44.08%

Apr 30, 2008

241,716
2,273,356

3,265
206

0
51,882
4,415

13,420
33,315
30,295

106
23,038
22,326

0
3,363
2,785

392,552
25,208

3,121,248

6,695
25,607
1,457
1,817
2,101
1,780
2,451
2,710

846
11,529
2,581
9,448
2,528
1,551

10,990
14,627
3,279
3,936

105,933

16,243
35,581
17,800
7,405
2,762
3,568
8,453

14,333
14,544
19,766
17,165
15,519
3,078
8,616
5,636

17,532
6,684
8,859

223,544

Change YoY

–39.49%
–15.19%

-
–83.92%

-
–15.98%
154.03%

-
135.31%

-
-

–23.58%
693.67%

-100.00%
-

–58.92%
–12.27%
–25.76%

–15.18%

–12.94%
14.80%
39.29%

–23.53%
1.11%

–30.87%
351.38%
55.75%

–12.87%
16.16%

–46.43%
10.23%

127.13%
49.28%
–6.32%

–19.46%
–31.23%
–14.68%

–0.12%

380.14%
71.83%

259.96%
14.79%

–62.52%
10.19%

118.71%
–21.45%
105.28%
11.78%

6,849.39%
–13.80%
158.44%
329.08%
–57.15%
–1.87%
47.84%
54.42%

43.57%

2008

16,751,285
136,655,027

26,911
381

0
467,341
27,332
50,123

176,265
115,221

181
281,887
59,651

0
42,948
38,195

6,303,089
174,223

161,170,060

48,385
192,607
12,859
10,329
7,077
7,989
8,047

11,454
7,270

57,274
12,156
44,981
8,875
9,352

36,204
69,353
9,305

30,228

583,745

144,753
374,575
122,726
41,183
62,515
36,739
46,119

111,666
93,318

124,876
87,148

100,772
16,043
66,712
73,439

125,288
42,553
70,650

1,741,075

Equity Index Derivatives

DJ EURO STOXX 50® Index Futures
DAX® Futures
SMI® Futures
DJ STOXX® 600 Banks Futures
DJ STOXX 50® Index Futures
DJ STOXX® 600 Automobiles & Parts Futures
MDAX® Futures
DJ STOXX® 600 Insurance Futures
DJ STOXX® 600 Telecommunications Futures
DJ STOXX® 600 Basic Resources Futures
DJ EURO STOXX® Banks Futures
TecDAX® Futures
DJ STOXX® 600 Healthcare Futures
DJ STOXX® 600 Industrial Goods & Services Futures
DJ STOXX® 600 Oil & Gas Futures

Traded 
Contracts
24,409,683
3,308,955
1,195,102

73,614
60,060
31,538
29,696
24,728
20,021
19,641
19,405
17,172
13,211
13,165
13,038

Open 
Interest

2,273,356
241,716
392,552
35,581
51,882
16,243
23,038
19,766
17,532
17,800
25,607
25,208
14,333
14,544
15,519

Orderbook
Volume

89.52%
93.60%
93.93%
46.14%
87.07%
35.14%
96.96%
26.87%
28.01%
64.38%
54.13%

100.00%
50.39%
44.84%
53.94%

Overview – Most Active (15) Traded Equity Index Futures April 2008
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Traded Contracts Open Interest

Equity Index Options – Traded Contracts &Open Interest (in Millions)

Traded Contracts

ODAX
ODX1
ODX2
ODX4
ODX5
OESX
OES1
OES2
OES4
OES5
OEDV
OGTI
O1TA
OSTX
O600
O2LA
O2MI
O2SM
ODIV
O2MX
OFOX
OSLI
OSMM
OSMI
OSM1
OSM2
OSM4
OSM5
OTDX

OESA
OESB
OESS
OESC
OESN
OESF
OESO
OESH
OESG
OESI
OESM
OESE
OESZ
OESR
OESY
OEST
OESV
OESU

OSTA
OSTB
OSTS
OSTC
OSTN
OSTF
OSTO
OSTH
OSTG
OSTI
OSTM
OSTE
OSTZ
OSTR
OSTY
OSTT
OSTV
OSTU

Open InterestEquity Index Options

Blue Chip Equity Index Options
DAX® Options
DAX® Options – 1st Friday
DAX® Options – 2nd Friday
DAX® Options – 4th Friday
DAX® Options – 5th Friday
DJ EURO STOXX 50® Index Options
DJ EURO STOXX 50® Index Options – 1st Friday
DJ EURO STOXX 50® Index Options – 2nd Friday
DJ EURO STOXX 50® Index Options – 4th Friday
DJ EURO STOXX 50® Index Options – 5th Friday
DJ EURO STOXX® Select Dividend 30 Index Options
DJ Global Titans 50 Index Options
DJ Italy Titans 30 Index Options
DJ STOXX 50® Index Options
DJ STOXX® 600 Index Options
DJ STOXX® Large 200 Index Options
DJ STOXX® Mid 200 Index Options
DJ STOXX® Small 200 Index Options
DivDAX®-Index
MDAX® Options
OMX–Helsinki 25 Options
SLI Swiss Leader Index® Options
SMIM® Options
SMI® Options
SMI® Options – 1st Friday
SMI® Options – 2nd Friday
SMI® Options – 4th Friday
SMI® Options – 5th Friday
TecDAX® Options

Blue Chip Equity Index Options – Total

DJ EURO STOXX® Sector Index Options
DJ EURO STOXX® Automobiles & Parts Options
DJ EURO STOXX® Banks Options
DJ EURO STOXX® Basic Resources Options
DJ EURO STOXX® Chemicals Options
DJ EURO STOXX® Construction & Materials Options
DJ EURO STOXX® Financial Services Options
DJ EURO STOXX® Food & Beverage Options
DJ EURO STOXX® Healthcare Options
DJ EURO STOXX® Industrial Goods & Services Options
DJ EURO STOXX® Insurance Options
DJ EURO STOXX® Media Options
DJ EURO STOXX® Oil & Gas Options
DJ EURO STOXX® Personal & Household Goods Options
DJ EURO STOXX® Retail Options
DJ EURO STOXX® Technology Options
DJ EURO STOXX® Telecommunications Options
DJ EURO STOXX® Travel & Leisure Options
DJ EURO STOXX® Utilities Options

DJ EURO STOXX® Sector Index Options – Total

DJ STOXX® 600 Sector Index Options
DJ STOXX® 600 Automobiles & Parts Options
DJ STOXX® 600 Banks Options
DJ STOXX® 600 Basic Resources Options
DJ STOXX® 600 Chemicals Options
DJ STOXX® 600 Construction & Materials Options
DJ STOXX® 600 Financial Services Options
DJ STOXX® 600 Food & Beverage Options
DJ STOXX® 600 Healthcare Options
DJ STOXX® 600 Industrial Goods & Services Options
DJ STOXX® 600 Insurance Options
DJ STOXX® 600 Media Options
DJ STOXX® 600 Oil & Gas Options
DJ STOXX® 600 Personal & Household Goods Options
DJ STOXX® 600 Retail Options
DJ STOXX® 600 Technology Options
DJ STOXX® 600 Telecommunications Options
DJ STOXX® 600 Travel & Leisure Options
DJ STOXX® 600 Utilities Options

DJ STOXX® 600 Sector Index Options – Total

Equity Index Derivatives – Total

Apr 2008

8,152,092
13,359
8,144
9,377

0
26,874,390

1,258
1,129

606
0
0
0
0

606
1
0

6,392
2,260

0
20,221

0
3,563
9,874

395,344
0
0
0
0

3,001

35,501,617

8,092
9,768

0
0
0

310
0
2
0

5,920
852

0
0
0

3,825
2,455

90
350

31,664

9,113
50,484
26,967
1,740

440
3,860

424
4,424

11,205
79,736
2,280

20,845
160
966
620

10,220
160

7,930

231,574

65,152,952

Change YoY

6.73%
–19.30%
–22.20%
–53.07%

-
52.80%

–89.91%
–88.96%
–95.55%

-
-
-
-

–86.06%
-
-

1.52%
-
-

684.67%
-
-

147.78%
–19.75%

–100.00%
–100.00%

-
-

36.97%

37.48%

223.68%
–81.89%

-
-
-

–86.52%
-
-
-

13.85%
–83.03%

-
-
-
-

–79.04%
-

–96.80%

–65.43%

21,093.02%
1,100.29%

906.23%
-

856.52%
1,278.57%

-
1.84%

338.55%
946.40%
–24.00%
318.66%

-
-
-
-

–97.44%
96.48%

478.44%

33.15%

Daily Average

370,550
607
370
426

0
1,221,563

57
51
28
0
0
0
0

28
0
0

291
103

0
919

0
162
449

17,970
0
0
0
0

136

1,613,710

368
444

0
0
0

14
0
0
0

269
39
0
0
0

174
112

4
16

1,439

414
2,295
1,226

79
20

175
19

201
509

3,624
104
948

7
44
28

465
7

360

10,526

2,961,498

Change YtD

26.68%
–68.56%
–56.88%
–59.14%
–75.33%
53.84%

–79.56%
–94.48%
–92.70%
–39.83%

-
–100.00%

-
132.66%
–85.83%

-
–25.43%

-
-

392.94%
–97.86%

,
9.23%

18.38%
–100.00%
–100.00%
–100.00%
–100.00%
–18.04%

45.75%

1,028.46%
–71.88%

-
-

–100.00%
–80.44%

-
-

–100.00%
71.89%

–32.11%
–100.00%

-
–100.00%

78.04%
7.61%

-
–94.57%

–54.93%

1.355.24%
484.65%
219.13%
411.96%
674.66%

1.844.64%
–

124.35%
23.31%

397.78%
–42.67%
33.27%

–
195.15%
202.50%
56.57%

–95.99%
14.58%

212.64%

42.29%

Orderbook Vol

34.92%
100.00%
100.00%
100.00%

-
19.54%

100.00%
100.00%
100.00%

-
-
-
-

100.00%
100.00%

-
4.49%

15.49%
-

54.27%
-

100.00%
89.87%
68.92%

-
-
-
-

100.00%

23.75%

28.94%
10.63%

-
-
-

100.00%
-

100.00%
-

11.49%
-
-
-
-

27.32%
21.59%

100.00%
100.00%

20.17%

18.25%
11.13%
11.73%
31.03%

100.00%
21.24%

100.00%
26.83%
14.28%
2.03%
3.51%
2.61%

100.00%
100.00%
100.00%

3.29%
100.00%

-

8.61%

53.43%

Change YoY

13.59%
–61.88%
66.04%

-
-

28.49%
–91.67%
–99.23%

-
-
-
-
-

33.04%
618.69%

-
–53.31%

-
-

73.28%
–100.00%

-
23.16%
–7.93%

-
-
-
-

–3.60%

24.34%

96.16%
–15.65%

-
-
-

–86.52%
-
-
-

–31.83%
–83.03%
–86.84%

-
-

571.00%
–78.61%

-
–100.00%

–34.01%

84,960.00%
644.12%
541.56%

-
-

2,473.33%
-

63.67%
92.86%

1,428.73%
52.00%

348.35%
-
-
-

34.28%
–89.35%
154.86%

330.38%

21.53%

Apr 30, 2008

10,143,314
2,427

176
0
0

42,407,368
725
23
0
0
0
0
0

21,491
2,307

6,346
2,499

36,739
0

9,068
13,881

1,140,194
0
0
0
0

7,942

53,794,500

10,867
26,023

0
680

0
310

0
0
0

7,962
852

1,000
0
0

10,065
5,060

90
0

62,909

8,506
41,001
29,884
3,856

492
3,860
1,044

15,226
10,075
79,188
2,280

17,665
160
608
340

18,734
342

9,751

243,012

57,551,146

2008

34,424,953
37,619
31,945
47,135
9,422

122,437,163
14,400
3,178
8,573

12,061
0
0
0

27,549
3,183

0
37,196
5,867

0
90,854

20
24,134
25,669

2,207,842
0
0
0
0

11,587

159,460,350

29,227
65,969

0
1,562

0
470

0
2
0

19,879
3,408

0
0
0

16,647
20,217

90
2,299

159,770

57,875
181,347
67,350
12,287
39,647
5,445
2,528

27,779
43,473
91,916
2,580

22,071
4,297
1,095
6,050

14,639
372

24,768

605,519

323,720,519

DJ EURO STOXX 50® Index Options
DAX® Options
SMI® Options
DJ STOXX® 600 Insurance Options
DJ STOXX® 600 Banks Options
DJ STOXX® 600 Basic Resources Options
DJ STOXX® 600 Oil & Gas Options
MDAX® Option
DAX® Options – 1st Friday
DJ STOXX® 600 Industrial Goods & Services Options
DJ STOXX® 600 Telecommunications Options
SMIM® Option
DJ EURO STOXX® Banks Options
DAX® Options – 4th Friday
DJ STOXX® 600 Automobiles & Parts Options

Traded 
Contracts
26,874,390
8,152,092

395,344
79,736
50,484
26,967
20,845
20,221
13,359
11,205
10,220
9,874
9,768
9,377
9,113

Open 
Interest
42,407,368
10,143,314
1,140,194

79,188
41,001
29,884
17,665
36,739
2,427

10,075
18,734
13,881
26,023

0
8,506

Orderbook
Volume

19.54%
34.92%
68.92%
2.03%

11.13%
11.73%
2.61%

54.27%
100.00%
14.28%
3.29%

89.87%
10.63%

100.00%
18.25%

Overview – Most Active (15) Traded Equity Index Options April 2008
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Traded Contracts Open Interest

Single Stock Futures – Traded Contracts &Open Interest (in Millions)

Traded Contracts Open Interest

DAIF
CONG
VOWF

BBVF
SANF
DBKF

ENUF
VASF
OUTF

BAYF
BASF
AIRG

SQUG
HOLG
ANAF

DB1G
EAIF
BLNF

NESF
UNIH
HNKF

MRKF
NOVF
SNWF

MANG
TKAG
ABBF

MU2F
INNF
AENF

VVUF
YELF
RTRF

SPEF
TOTG
NEFF

HENG
HESF
BEIF

CLSF
AHOG
CARF

CGEF
NO3F
SAPG

TEFF
BX7F
DTEF

LHAF
TUIF
ACRF

RWEF
EOAG
RW3F

WBFF
MOOF
MMMF

GAZF
TTFF
C8RF

YT2F
FNTF
DOUF

Apr 2008

5,796,214
4,826,081

599,526
208,904

2,149,833
1,184,842

562,030
293,846

31,575
25,000
3,540
1,624

3,097,372
1,564,126
1,525,949

2,190

9,080
3,161
2,330
1,015

8,413
6,652

478
383

36,672
14,335
7,013
5,156

159,098
98,305
24,500
9,191

626,834
574,634
15,500
13,140

12,584,634
12,422,445

51,433
21,538

32,793
9,613
9,395
4,228

24,488
9,186
7,753
5,450

1,014,117
635,492
241,000
76,842

60,239
30,407
14,400
8,098

120,848
65,377
24,590
9,062

695,526
360,697
140,950
133,143

2,340,038
2,323,954

9,996
2,519

3,028,340
1,587,441
1,367,242

43,500

703
700

3
0

1,300
1,300

0
0

6,215
2,750
1,100
1,000

31,824,332

2008

6,438,406
4,966,197

603,870
579,884

5,213,001
1,631,676
1,910,326

943,786

282,965
76,272
7,080
4,008

3,229,072
1,597,603
1,565,412

5,803

446,709
4,299
5,948
3,650

48,622
9,406

499
383

129,549
55,373
15,510
6,926

531,368
303,610
69,200
20,158

4,505,562
575,513

1,669,863
56,866

13,147,851
12,646,568

61,643
59,570

102,593
28,651
18,790
8,469

902,636
28,050
21,887
14,834

1,138,225
658,797
241,000
86,864

139,128
30,894
50,344
20,105

388,552
107,569
50,255
22,472

1,807,189
966,815
142,352
395,159

2,442,990
2,393,146

10,716
4,949

3,503,540
1,661,269
1,480,065

47,000

340,713
700
13
0

29,677
27,830

0
0

44,971
7,150
1,249

28,840

44,813,319

Single Stock Futures*

Automobiles & Parts
Total

Banks
Total

Basic Resources
Total

Chemicals
Total

Construction & Materials
Total

Financial Services
Total

Food & Beverage
Total

Health Care
Total

Industrial Goods & Services
Total

Insurance
Total

Media
Total

Oil & Gas
Total

Personal & Household Goods
Total

Retail
Total

Technology
Total

Telecommunications
Total

Travel & Leisure
Total

Utilities
Total

S&P 500
Total

Russia
Total

Others
Total

Single Stock Futures – Total

Change YoY

65.09%
-

3,801.13%
1,726.88%

–33.32%
–14.69%
–64.43%

1,177.20%

1,055.32%
-
-

7.34%

713.91%
1,358.39%
1,085.09%

453.03%

1,381.24%
-
-

1,930.00%

–73.28%
-
-
-

–93.89%
–97.53%
–45.09%

-

–36.48%
-

–85.94%
-

369.77%
-
-

1,687.76%

913.36%
1,836.44%

–79.92%
75.21%

–82.21%
–66.85%

-
-

9.42%
-

–63.67%
-

1,864.73%
-
-

10,956.40%

1,055.55%
15,103.50%

-
61.54%

44.47%
152.71%

–7.94%
–31.35%

–8.21%
–12.03%

-
66.82%

942.23%
936.23%

333,100.00%
-

1,946.73%
1,375.74%

10,822.21%
-

-
-
-
-

-
-
-
-

–86.95%
-
-
-

191.94%

Daily Average

263,464
219,367
27,251
9,496

97,720
53,856
25,547
13,357

1,435
1,136

161
74

140,790
71,097
69,361

100

413
144
106
46

382
302
22
17

1,667
652
319
234

7,232
4,468
1,114

418

28,492
26,120

705
597

572,029
564,657

2,338
979

1,491
437
427
192

1,113
418
352
248

46,096
28,886
10,955
3,493

2,738
1,382

655
368

5,493
2,972
1,118

412

31,615
16,395
6,407
6,052

106,365
105,634

454
115

137,652
72,156
62,147
1,977

32
32
0
0

59
59
0
0

283
125
50
45

1,446,561

Change YtD

67.74%
-

3,829.40%
675.04%

–28.14%
–46.89%
–44.36%

1,817.91%

1,661.59%
-
-

–20.84%

473.95%
1,250.08%

880.30%
1,365.40%

23.32%
-

213.05%
–97.08%

–71.47%
-
-
-

–83.55%
–92.60%
–36.68%

4,709.72%

6.02%
-

–80.13%
2,555.86%

79.69%
-

237.31%
4,504.53%

857.65%
1,846.40%

–80.52%
151.67%

–44.93%
–1.31%

-
-

74.03%
-

–10.92%
20.54%

246.24%
-
-

4,725.78%

–25.06%
15,347.00%

-
74.13%

253.17%
315.81%
82.16%
65.24%

–21.28%
–44.71%

2,865.67%
113.49%

962.01%
946.97%

178,500.00%
-

480.43%
1,376.34%
8,951.83%

-

-
-
-
-

-
-
-
-

–58.46%
-
-
-

104.26%

Orderbook Vol

0.07%
0.08%

-
0.01%

0.05%
-

0.01%
0.09%

-
-
-
-

0.08%
-

0.13%
-

1.32%
-

0.86%
-

2.79%
3.08%

-
-

1.58%
3.49%

-
-

0.25%
0.01%

-
0.33%

0.13%
-
-

6.01%

0.02%
0.00%
0.10%

-

0.01%
0.02%

-
-

-
-
-
-

0.04%
-
-
-

0.25%
-
-

1.88%

0.42%
0.46%
0.20%
1.77%

0.00%
-
-
-

0.10%
-

22.51%
-

0.00%
0.00%

-
-

-
-
-
-

-
-
-
-

-
-
-
-

0.05%

Apr 30, 2008

980,927
264,806
251,770
341,307

950,557
136,061
562,634
122,670

49,425
9,083
7,080
1,500

1,528,338
818,180
698,299

1,862

28,384
4,157
2,290
1,525

14,895
1,560

0
383

53,466
20,537
11,513
3,386

71,353
0

17,705
10,940

253,587
164,353
20,275
7,220

2,725,072
2,506,214

50,074
28,105

42,338
16,338
2,192

964

46,642
8,996
9,335
9,014

205,825
85,249
17,000
75,421

54,319
29,000
14,002
2,641

80,672
31,817
20,101
8,610

665,502
462,242
30,950

115,353

892,746
870,082

9,696
1,458

1,316,819
302,452
944,419

7,000

13
0

13
0

16,331
15,430

0
0

11,179
6,550
1,249

0

9,988,390

Change YoY

1,542.52%
-

1,538.27%
1,710.17%

–64.30%
–79.38%
–69.03%
361.17%

3,232.77%
-
-

35.99%

475.97%
654.43%
450.26%
370.20%

25.01%
-

59.03%
2,950.00%

–57.04%
-
-
-

–87.11%
–94.84%
–5.41%

-

237.03%
-

121.53%
2,880.93%

88.80%
-
-

882.31%

110.53%
290.41%
–82.38%
393.68%

–74.55%
41.72%

-
-

81.73%
-

–58.14%
-

86.42%
-
-
-

1,674.55%
-
-

–13.69%

4.50%
68.61%

–24.60%
–34.77%

–16.61%
12.74%

967.24%
0.27%

1,877.29%
1,877.46%

-
-

1,053.19%
1,701.81%
7,423.45%

-

-
-
-
-

-
-
-
-

–73.98%
-
-
-

58.69%

* The table shows the three most actively traded futures by Dow Jones STOXX® 600 Sector Indexes and Russian Single Stock Futures. Related information about all futures traded at Eurex are 
available in the monthly statistics at the Eurex website www.eurexchange.com > Market Data > Statistics > Monthly Statistics. 

Equity Derivatives

■  Austria

■  Belgium

■  Finland

■  France

■  Germany

■  Great Britain

■  Greece

■  Ireland

■  Italy

■  Netherlands

■  Norway

■  Portugal

■  Russia

■  Spain

■  Sweden

■ Switzerland

■  U.S.

7,826

148,625

62,782

200,632

28,787,330

56,969

1,190

23,957

34,826

179,533

6,729

32,754

1,300

2,120,598

8,818

149,760

703

Single Stock Futures by Countries – Traded Contracts

Single Stock Futures by Sectors – Traded Contracts

Automobiles & Parts
Banks
Basic Resources
Chemicals
Construction & Materials
Financial Services
Food & Beverage
Health Care
Industrial Goods & Services
Insurance
Media
Oil & Gas
Personal & Household Goods
Retail
Technology
Telecommunications
Travel & Leisure
Utilities
Others
Russian Products
S&P 500

Traded Contracts
5,796,214
2,149,833

31,575
3,097,372

9,080
8,413

36,672
159,098
626,834

12,584,634
32,793
24,488

1,014,117
60,239

120,848
695,526

2,340,038
3,028,340

6,215
1,300

703

Percentage
18.21%
6.76%
0.10%
9.73%
0.03%
0.03%
0.12%
0.50%
1.97%

39.54%
0.10%
0.08%
3.19%
0.19%
0.38%
2.19%
7.35%
9.52%
0.02%
0.00%
0.00%

Münchener Rückversicherung
Daimler
Lufthansa
RWE
Bayer
BASF
E.ON
Banco Bilbao
Henkel
Continental
MAN
Banco Santander
Telefónica
Deutsche Bank
Henkel

Traded 
Contracts
12,422,445
4,826,081
2,323,954
1,587,441
1,564,126
1,525,949
1,367,242
1,184,842

635,492
599,526
574,634
562,030
360,697
293,846
241,000

Open 
Interest

2,506,214
264,806
870,082
302,452
818,180
698,299
944,419
136,061
85,249

251,770
164,353
562,634
462,242
122,670
17,000

Orderbook
Volume

0.00%
0.08%
0.00%
0.00%
0.00%
0.13%
0.00%
0.00%
0.00%
0.00%
0.00%
0.01%
0.00%
0.09%
0.00%

Overview – Most Active (15) Traded Single Stock Futures April 2008

Daimler
Continental
VW

Banco Bilbao
Banco Santander
Deutsche Bank

Stora Enso
Voestalpine
Outokumpu

Bayer
BASF
Air Liquide

Vinci
Holcim
Acciona

Deutsche Börse
Groupe Bruxelles Lambert
British Land Co

Nestlé
Unilever
Heineken

Merck
Novartis
Sanofi-Synthélabo

MAN
ThyssenKrupp
ABB

Münchener Rückversicherung
ING
Aegon

Vivendi Uinversal
Yell Group
Reuters Group

Saipem
Total
Neste Oil

Henkel
Henkel
Beiersdorf

Celesio
Ahold
Carrefour

Alcatel
Nokia
SAP

Telefónica
Belgacom
Deutsche Telekom

Lufthansa
TUI
Accor

RWE
E.ON
RWE Vz.

Wachovia
Monsanto
3M

OAO Gazprom
AO Tatneft
Comstar United Telesystems

Antena 3 de Television
freenet
Douglas Holding



* The table shows the three most actively traded equity options by Dow Jones STOXX® 600 Sector Indexes, Russian Equity Options and U.S. Equity Options. Related information about all options 
traded at Eurex are available in the monthly statistics at the Eurex website www.eurexchange.com > Market Data > Statistics > Monthly Statistics. 

Daily Average

180,521
125,214
31,165
13,287

206,165
71,240
48,310
43,701

5,594
2,858
1,098

653

106,843
46,604
39,120
6,572

3,889
1,687

608
322

17,898
9,858
5,115
2,925

33,668
31,946
1,081

530

64,662
42,166
11,412
3,693

80,170
30,031
22,013
9,004

469,102
180,859
180,044
52,311

2,604
1,719

660
56

6,891
2,689
2,091

669

11,977
2,335
2,260
2,165

4,913
2,037
1,167

833

176,928
76,091
55,784
22,587

94,743
82,281
3,592
3,552

82,555
70,973
11,419

80

68,992
33,041
31,721
1,443

8
5
2
0

44
31
10
3

7,726
3,347

730
660

1,625,896

3,072,456

Traded Contracts

Apr 30, 2008

5,234,300
(37,842)

1,733,644
223,766

7,557,319
1,823,003
2,119,835
1,619,112

195,856
88,100
34,677
30,718

2,415,159
550,329
849,287
364,289

187,414
84,955
31,246
13,093

669,906
335,344
134,903
199,659

1,646,748
1,518,415

99,477
22,054

2,891,882
1,764,885

481,224
247,835

5,325,078
1,597,039
2,212,624

610,947

20,222,158
4,000,630
9,983,135
3,273,571

143,562
45,943
88,754
2,658

548,239
338,560
78,193
44,760

543,171
143,730
132,103
55,618

390,746
159,281
46,869

(27,317)

9,305,599
3,687,237
3,142,021
1,336,699

7,492,048
6,712,577

157,871
289,974

1,203,213
555,970
631,191

2,501

1,557,942
591,218
683,724
101,787

1,038
240
103
11

1,039
827
212

0

402,973
56,846
26,284
32,634

67,935,390

77,923,780

Change YoY

8.57%
-

166.20%
62.94%

38.72%
74.09%
29.87%
50.35%

105.45%
112.09%

72,143.75%
116.25%

16.87%
16.59%
60.29%

–12.52%

25.69%
27.35%
–5.39%

361.67%

93.41%
484.57%
38.52%
4.24%

5.71%
12.56%

–29.05%
8.01%

39.86%
55.96%
3.50%

679.87%

–14.04%
–23.69%
–11.23%

4.21%

16.89%
30.85%
23.85%
9.82%

–35.78%
–15.85%
–36.13%
309.55%

–11.26%
–15.84%
–33.92%
348.63%

–26.36%
–35.40%
54.16%

122.53%

–41.44%
–22.94%
–65.21%

-

0.16%
–2.12%
–9.97%
32.26%

8.25%
9.82%

–16.16%
–14.20%

20.43%
63.56%
0.82%

-

1.30%
–6.77%
–0.14%
65.84%

–50.55%
–41.89%
37.33%

–88.89%

-
-
-
-

–32.81%
109.45%

-
31.58%

10.21%

14.70%

Open Interest

DAI
VOW
CON

UBSN
DBK
CSGN

RPL
ISPA
SZG

BAS
BAY
CIBN

HOLN
GOB
SQU

HRX
DB1
BAER

NESN
UNI
BSN

NOVN
ROG
ATLN

SIE
ABBN
DPW

MUV2
ALV
RUKN

TNM
VVU
MDS5

ROY
TOTB
PPHN

PHI1
CFR
HEN3

MEO
CAR
ARO

NOA3
SAP
IFX

DTE
SCMN
FTE

LHA
TUI
AFR

RWE
EOA
SWV

GEC
EMP
IBM

GAZ
LUK
NNIA

MLP
PRE
AIX

Apr 2008

3,971,470
2,754,708

685,634
292,320

4,535,630
1,567,284
1,062,820

961,430

123,072
62,884
24,153
14,356

2,350,547
1,025,292

860,641
144,594

85,558
37,122
13,373
7,094

393,763
216,880
112,524
64,359

740,706
702,822
23,788
11,650

1,422,571
927,651
251,070
81,243

1,763,742
660,679
484,280
198,077

10,320,250
3,978,890
3,960,963
1,150,839

57,287
37,808
14,510
1,237

151,594
59,159
45,991
14,707

263,501
51,373
49,719
47,632

108,091
44,808
25,673
18,315

3,892,408
1,674,001
1,227,258

496,910

2,084,344
1,810,171

79,024
78,134

1,816,220
1,561,404

251,220
1,749

1,517,826
726,894
697,857
31,739

167
112
52
3

977
687
230
60

169,981
73,627
16,066
14,509

35,769,705

67,594,037

2008

9,171,431
3,371,469
2,114,160

743,352

15,994,950
4,859,168
4,243,826
2,928,371

368,080
179,703
71,163
53,916

5,618,870
1,712,719
2,054,873

674,061

348,887
161,966
59,833
29,952

1,527,195
819,229
381,402
326,564

2,240,304
2,048,756

120,321
59,103

4,920,908
3,104,211

735,588
301,768

9,699,125
3,373,223
2,265,966

803,036

35,624,061
9,625,061

17,399,294
3,917,784

187,023
73,232
76,209
4,317

619,563
241,571
190,244
82,159

1,105,488
255,028
235,782
162,865

616,246
290,571
72,096
46,418

14,681,591
5,849,411
4,982,064
2,271,603

11,358,499
10,233,042

265,717
313,796

3,101,157
2,067,471
1,005,294

11,146

3,655,710
1,505,173
1,709,161

125,479

1,290
468
82
53

3,634
2,396

714
64

646,951
166,899
70,485
67,628

121,490,963

166,304,282

Change YtD

–32.71%
-

–27.56%
36.58%

85.10%
121.87%
133.69%
148.07%

60.57%
109.73%

1,274.07%
64.43%

–14.73%
–25.26%
–19.53%

-5.70%

20.96%
51.81%

–11.64%
273.93%

171.92%
716.37%
171.81%

1.86%

–26.31%
–26.09%
–38.91%
53.33%

22.49%
36.88%

–19.83%
577.34%

–2.13%
–15.57%
–10.56%

1.77%

4.35%
8.48%

10.85%
–9.76%

–29.91%
61.66%

–56.34%
274.74%

6.16%
1.58%

–11.70%
424.27%

–21.77%
–11.90%
109.40%
–15.70%

–43.55%
6.69%

–72.73%
-

1.53%
–0.10%

–17.10%
59.41%

14.32%
17.25%

–30.94%
6.93%

33.12%
40.99%
20.35%

-

–10.99%
–30.50%

6.11%
43.61%

–59.34%
26.83%
7.89%

–82.03%

-
-
-
-

–20.10%
280.93%

-
4.03%

4.69%

20.52%

Orderbook Vol

73.82%
74.42%
75.66%
80.27%

61.88%
77.13%
40.35%
68.95%

35.25%
20.54%
59.49%
78.82%

71.93%
71.19%
67.18%
87.21%

56.55%
52.22%
73.08%
49.11%

67.90%
63.20%
65.28%
88.33%

69.17%
69.70%
54.81%
62.52%

49.02%
49.49%
43.90%
34.09%

54.02%
59.71%
53.67%
20.95%

51.80%
57.38%
39.94%
52.94%

23.24%
4.80%

49.19%
70.90%

48.44%
45.78%
52.57%
69.18%

68.73%
79.47%
52.39%
92.55%

66.65%
64.03%
41.71%
94.44%

43.88%
38.44%
44.26%
58.00%

41.00%
40.25%
86.46%
18.55%

81.63%
83.34%
70.76%

100.00%

73.81%
75.62%
76.63%
47.64%

100.00%
100.00%
100.00%
100.00%

48.82%
27.22%

100.00%
100.00%

76.02%
87.10%
35.27%

100.00%

58.52%

30.99%

Equity Options – Traded Contracts &Open Interest (in Millions)

■  Austria

■  Finland

■  France

■  Germany

■  Italy

■  Netherlands

■  Russia

■  Spain

■ Sweden  

■  Switzerland 

■ U.S.

9,213

1,775,631

834,429

24,308,501

133,813

557,654

977

109,544

30

8,039,746

167

Equity Options by Countries – Traded Contracts

Equity Options by Sectors – Traded Contracts

Automobiles & Parts
Banks
Basic Resources
Chemicals
Construction & Materials
Financial Services
Food & Beverage
Health Care
Industrial Goods & Services
Insurance
Media
Oil & Gas
Personal & Household Goods
Retail
Technology
Telecommunications
Travel & Leisure
Utilities
Others
Russian Products
S&P 500

Traded Contracts
3,971,470
4,535,630

123,072
2,350,547

85,558
393,763
740,706

1,422,571
1,763,742

10,320,250
57,287

151,594
263,501
108,091

3,892,408
2,084,344
1,816,220
1,517,826

169,981
977
167

Percentage
11.10%
12.68%
0.34%
6.57%
0.24%
1.10%
2.07%
3.98%
4.93%

28.85%
0.16%
0.42%
0.74%
0.30%

10.88%
5.83%
5.08%
4.24%
0.48%
0.00%
0.00%

Münchener Rückversicherung
Allianz
Daimler
Deutsche Telekom
Nokia
UBS
Lufthansa
SAP
Schweizerische Rückversicherung
Deutsche Bank
BASF
Credit Suisse Group
Novartis
Bayer
RWE

Traded 
Contracts

3,978,890
3,960,963
2,754,708
1,810,171
1,674,001
1,567,284
1,561,404
1,227,258
1,150,839
1,062,820
1,025,292

961,430
927,651
860,641
726,894

Open 
Interest

4,000,630
9,983,135

–37,842
6,712,577
3,687,237
1,823,003

555,970
3,142,021
3,273,571
2,119,835

550,329
1,619,112
1,764,885

849,287
591,218

Orderbook
Volume

57.38%
39.94%
74.42%
40.25%
38.44%
77.13%
83.34%
44.26%
52.94%
40.35%
71.19%
68.95%
49.49%
67.18%
75.62%

Overview – Most Active (15) Traded Equity Options April 2008

Equity Options*

Automobiles & Parts
Total

Banks
Total

Basic Resources
Total

Chemicals
Total

Construction & Materials
Total

Financial Services
Total

Food & Beverage
Total

Health Care
Total

Industrial Goods & Services
Total

Insurance
Total

Media
Total

Oil & Gas
Total

Personal & Household Goods
Total

Retail
Total

Technology
Total

Telecommunications
Total

Travel & Leisure
Total

Utilities
Total

S&P 500
Total

Russia
Total

Others
Total

Equity Options – Total

Equity Derivatives – Total

Apr 07 Jun 07 Aug 07 Oct 07 Dec 07 Feb 08 Apr 08
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5

Traded Contracts Open Interest

Daimler
Volkswagen
Continental

UBS
Deutsche Bank
Credit Suisse Group

UPM-Kymmene Corporation
Mittal Steel
Salzgitter

BASF
Bayer
Ciba Holding

Holcim
Saint-Gobain
Vinci

Hypo Real Estate Holding
Deutsche Börse
Julius Bär

Nestlé
Unilever
Danone

Novartis
Roche Holding
Actelion

Siemens
ABB
Deutsche Post

Münchener Rückversicherung
Allianz
Schweizerische Rückversicherung

Thomson
Vivendi Universal
Mediaset (ITA exec. type)

Royal Dutch
Total Fina
Petroplus Holding

Philips
Richemont
Henkel

Metro
Carrefour
ARCANDOR

Nokia
SAP
Infineon

Deutsche Telekom
Swisscom
France Télécom

Lufthansa
TUI
Air France

RWE
E.ON
Solarworld

General Electric
EMC
IBM

OAO Gazprom
Lukoil (OAO)
MMC Norilsk Nickel

MLP
Premiere
Aixtron

Change YoY

–36.75%
-

–47.90%
4.96%

49.80%
28.03%

124.41%
326.09%

240.27%
171.27%

37,639.06%
153.42%

–36.01%
–38.99%
–51.65%
283.26%

72.50%
40.24%

197.77%
309.35%

299.12%
1,275.79%

356.60%
10.77%

–53.11%
–54.01%
–44.17%
47.52%

106.72%
172.31%
102.74%
314.10%

–16.52%
–27.43%
–31.82%
–21.94%

–27.22%
6.11%

–41.75%
–41.72%

83.37%
794.23%
–43.27%

1,124.75%

83.45%
120.02%
33.21%

144.67%

–45.83%
5.18%

78.81%
–66.86%

–53.10%
1.58%

–65.82%
-

8.86%
2.13%

–10.09%
39.10%

–19.31%
–16.19%
–58.00%
91.98%

45.77%
40.84%
86.84%

-

–13.97%
–49.22%
157.12%
232.62%

–76.97%
211.11%

-
–93.48%

-
-
-
-

–13.94%
1,503.38%

-
14.84%

–14.68%

27.96%



Apr 07 Jun 07 Aug 07 Oct 07 Dec 07 Feb 08 Apr 08
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55

100

90
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Traded Contracts Open Interest

Traded Contracts Open Interest

Volatility Index Futures 
VDAX-NEW® Futures
VSMI® Futures
VSTOXX® Futures

Volatility Index Futures – Total

Volatility Derivatives – Total

Apr 2008

0
0

571

571

571

2008

0
0

2,510

2,510

2,510

Change YoY

-
-

419.09%

419.09%

419.09%

Daily Average

0
0

26

26

26

Change YtD

–100.00%
-

343.46%

107.27%

107.27%

Orderbook Vol

-
-

82.49%

82.49%

82.49%

Change YoY

–100.00%
-

133.08%

87.88%

87.88%

Apr 30, 2008

0
0

310

310

310

FVDX
FVSM
FVSX

Volatility Index Derivatives

Traded Contracts Open Interest

Euro-Inflation Index Futures
Euro-Inflation-Futures

Euro-Inflation Index Futures – Total

Inflation Derivatives – Total

Apr 2008

0

0

0

2008

51

51

51

Change YoY

-

-

-

Daily Average

0

0

0

Change YtD

-

-

-

Orderbook Vol

-

-

-

Change YoY

-

-

-

Apr 30, 2008

50

50

50

HICP

Inflation Derivatives

Traded Contracts Open Interest

CO2 Futures
CER-Futures
EUA-Futures

CO2 Futures – Total

CO2 Options
Options on EUA-Futures

CO2 Options – Total

CO2 Derivatives – Total

Apr 2008

26
5,899

5,925

0

0

5,925

2008

26
20,290

20,316

0

0

20,316

Change YoY

-
202.36%

203.69%

-

-

203.69%

Daily Average

1
268

269

0

0

269

Change YtD

-
704.84%

705.87%

-

-

705.87%

Orderbook Vol

100.00%
83.98%

84.05%

-

-

84.05%

Change YoY

-
709.93%

711.23%

-

-

711.23%

Apr 30, 2008

25
15,583

15,608

0

0

15,608

FCER
F2PE

O2PE

CO2 Derivatives

Traded Contracts Open Interest

All Asset Classes – Total

Apr 2008

184,597,260

2008

753,839,016

Change YoY

22.15%

Daily Average

8,390,785

Change YtD

21.98%

Orderbook Vol

54.47%

Change YoY

15.20%

Apr 30, 2008

141,770,185

Eurex Total

Traded Contracts

F5E0
F5C0
F5H0

Open Interest

Credit Derivatives
Credit Futures

Credit Index Futures
iTraxx® Europe 5-Year Index Futures
iTraxx® Europe Crossover 5-Year Index Futures
iTraxx® Europe HiVol 5-Year Index Futures

Credit Index Futures – Total

Credit Derivatives – Total

Apr 2008

0
0
0

0

0

Daily Average

0
0
0

0

0

Change YoY

–100.00%
–100.00%

-

–100.00%

–100.00%

Change YtD

–100.00%
–100.00%

-

–100.00%

–100.00%

Orderbook Vol

-
-
-

-

-

Apr 30, 2008

0
0
0

0

0

Change YoY

–100.00%
–100.00%

-

–100.00%

–100.00%

2008

0
0
0

0

0

Traded Contracts

EXWF
EXSF
EUNF
XMTF

EXW1
EXS1
EUN2
XMT

Open Interest

Exchange Traded Funds® Derivatives

Exchange Traded Funds® Futures
DJ EURO STOXX® EX Futures
iShares DAX® Futures
iShares DJ EURO STOXX 50® Futures
XMTCH on SMI® Futures

Exchange Traded Funds® Futures – Total

Exchange Traded Funds® Options
DJ EURO STOXX® EX Options
iShares DAX® Options
iShares DJ EURO STOXX 50® Options
XMTCH on SMI® Options

Exchange Traded Funds® Options – Total

Exchange Traded Funds® Derivatives – Total

Apr 2008

0
6
0
0

6

0
15,456

13
1,010

16,479

16,485

Change YoY

-
–83.33%

-
-

–83.33%

–100.00%
3,080.25%

–96.47%
–49.73%

445.30%

439.08%

Daily Average

0
0
0
0

0

0
703

1
46

749

749

Change YtD

–100.00%
–85.21%
–33.33%

–100.00%

–97.49%

–100.00%
7,702.99%

–64.07%
154.31%

2,432.69%

2,189.37%

Orderbook Vol

-
100.00%

-
-

100.00%

-
2.95%

100.00%
100.00%

8.98%

9.01%

Change YoY

-
–50.00%

–100.00%
-

–60.00%

-
2,421.67%

–96.96%
105.80%

491.07%

489.66%

Apr 30, 2008

0
6
0
0

6

0
25,595

13
9,123

34,731

34,737

2008

0
21
4
0

25

0
224,336

456
12,774

237,566

237,591

Exchange Traded Funds® Derivatives – Traded Contracts &Open Interest
(in Thousands)

Further statistics are available on the Eurex website www.eurexchange.com > Market Data > Statistics.




